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$T$ ( ) $c$ $\gamma$
Gaussian $0$ $\frac{1}{dt}$
$X(t)$ Fokker-Planck
$\frac{\partial P(x,t)}{\partial t}=\frac{1}{T}\frac{\partial xP(x,t)}{\partial x}+\frac{c}{2}\frac{\partial^{2}P(x,t)}{\partial x^{2}}$ (2)
$X(t)$
$X(t)=X(0) e^{-t/T}+e^{-t/T}\int_{0}^{t}c^{1/2}\gamma e^{s/T}ds$ (3)
$<X(t)>=X(0)e^{-t/T}$ , cov $(X(s), X(t))= \frac{cT}{2}e^{-\vee}s_{T}\pm\underline{t}(e\frac{2\min(s,t)}{T}-1)$ (4)
( $=$ )
$C( \tau)=\frac{<X(t+\tau)X(t)>}{<X(t)^{2}>}=e^{-\tau/T}$ , $\int_{0}^{\infty}C(\tau)d\tau=T$ (5)




$n$ $N(0,1)$ $[0,1]$ $r_{1},$ $r_{2}$ $s=\sqrt{2\ln(1}/r_{1}$),












$10^{2}$ $10^{3}$ $10^{4}$ 1 $0^{\theta}$ $10^{-2}$ $10^{1}$
$10^{0^{R\pi_{10^{1}}}}$
$10^{2}$ $10^{3}$ $10^{4}$
(a) $R!dt$ (b) $R!dt$
1: (a) (b)
$dt$ $T$ 2 $\zeta_{R}$
$\blacksquare$ $\bullet$
$\xi_{R}$
$R$ $\xi_{R}$ $\zeta_{R}$ $\xi_{R}$
$R<T$ $R$ $R>T$ $R^{-1/2}$
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$10^{1}$ $10^{2}$ $10^{\theta}$ $10^{4}$ $10^{5}$ $10^{6}$ $10^{7}$
R
2:
$F_{\zeta}$ $F_{\zeta}\approx 15$ $F_{\zeta}\approx 3$ $1<R\sim/\tau<\sim$
$10$ $F_{\xi}$ $R/T$ 1 $(R\approx 10dt)$ 3
( 3. $\zeta_{R}$ , $\xi_{R}$
$R$ Gauss
$-4$ $-2$ $0$ 2 4 $-4$ $-2$ $0$ 2 4





















$\Rightarrow 3+\frac{30T}{R}$ $(Rarrow\infty)$ , $\Rightarrow 15-\frac{16R^{2}}{15T^{2}}$ $(Rarrow 0)$ (15)
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2$x>0$
$f(x; \mu, \sigma)=\frac{1}{\sqrt{2\pi}\sigma x}\exp\{-\frac{(\ln x-\mu)^{2}}{2\sigma^{2}}\}$ (16)
$\mu$
$\sigma$ $E$ $V$











4 $\blacksquare$ , $\bullet$
OU (9) (10)




OU $Rarrow\infty$ (11) $r=2T/R$
(13) (15) $r$
















[4, 5, 6] Ornstein-Uhlenbeck (OU )
$X(t)$
OU $X(t)^{2}$ $R$ ( )
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